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Annual Statement for the year 2011 of the Fireman's Fund Insurance Company of Ohio

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar@aSUIY SECUMLIES. .....vcveevieireiciseieie ettt snse s ns s snsenaas | enies 23,511,551 | ......... 431 | ... 23,511,551 | oo | e 23,511,551 | ......... 43.1
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVEMMENE AQENCIES........cevverreiieriieieiiiesieieissiese st ssesssssssessesnns | svsesessssessesessnsens
1.22 Issued by U.S. government SPONSOred @gENCIES..........vcrerrurerreereerrernesneeeesesessnsennes | seseessseseesessnssnnenns
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUMtIES).........cou. | corererinrvreiniins | veerennnd 0.0 [ oo [ | e (1 I 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations............ccevvveirenieriereniinns | veennes 1,795,261 | ........... 33 | 1,795,261 | oo | eveeines 1,795,261 | .......... 3.3
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general 0bligations..............cueveveieieieisieieeisse e | e 3,446,657 | ........... 6.3 |........ 3,446,657 | ..ocovooveeerereeeenns | e, 3,446,657 | ........... 6.3
1.43 Revenue and assessment OblIgations.............c.eeeeerrreeininisieneeeeenesseeeessesssenes | seeeenn 1,765,022 | ........... 32 ... 1,765,022 | ..o | e 1,765,022 | ........... 3.2
1.44 Industrial development and similar Obligations.............cccocueieieirieieiesieiccseeies | e | e 0.0 | oo [ [ e (1 I 0.0

1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA.....

1.512 Issued or guaranteed by FNMA and FHLMC

1513 AlLOtNET ...ttt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA..........cccoovievveveniceens | e 495,983 | .......... 0.9 | .. 495,983 | .ooververeieeeieiens | e 495983 | ... 0.9
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Ling 1.521....... | ccoccvvveievevciens | vevverenns 0.0 | oo | e | e (0] 0.0
1523 Al OB ...ttt st saes s sassaens | saestans 1,198,500 | ........... 2.2 | . 1,198,500 | ..cooevereercrereiieens | e 1,198,500 | ........... 2.2

2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada)............covrvereemernienrnnininsennieesnennenns
2.3 Affiliated SECUMHIES. ......cvurereereeeeeiteeece et

3. Equity interests:
3.1 Investments in MULUEI FUNDS.........cooviiriii e seneeens | seesereesssisesnenenies | reeneninnd 0.0 | oo e [ s 0] e 0.0
3.2 Preferred stocks:

321 AFIBEM. ... oottt | chtentsnt ettt
3.22 UNQSFIlIALEA. ..ottt sttt | srentene e st ensenenees
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIAIEA. ...ttt | Senteee st aees
3.32 UNAffilIALEA. ......cvuveiicriieii st | st
3.4 Other equity securities:
341 ATFIBEEM. ... ettt | chrentsnt ettt
342 UNQSFIlIALEA. .......cvoeeeee ettt sttt | Srentene e st eneneen
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated

4. Mortgage loans:
4.1 Construction and [and deVEIOPMENL..........cccueierrririninriessersssesssss st sesssssnes | ssressssssssessssssssns
4.2 Agricultural..........cccovviveieiieieiinnnnns
4.3 Single family residential properties

4.4 Multifamily residential properties
4.5 Commercial loans
4.6 Mezzanine real €State [08NS...........cccvevveicieieeiceeee ettt | essensesina e

5. Real estate investments:
5.1 Property occupied by COMPEANY.......cccccvieieiiieieiecisieiessiese st ssesssssssessssssesses | sressesssssssessessssenss | seseriesnd 0.0 | oo [ | e (1 I 0.0

5.2 Property held for production of income (including §$.......... 0 of property
acquired in satisfaction Of AEDE)..........ccovueirrurrirree s

5.3 Property held for sale (including $

8. CONMTAC I0ANS........oueieeiieiiiiiii st
T DEIVALIVES. ..o
8. ReCeIVaDIES fOr SECUMIES. ..ot
9. Securities lending (Line 10, Asset Page reinvested collateral)............ouuuerirernernerncincrineins | v | vevenered 0.0 | o | e ). 0.9 G D ) .9 RN IS XXX.
10. Cash, cash equivalents and short-term iNVESIMENLS.............cccuvivercieiicieeseeee e | cvvenaes 4,262,710 | ........... 78 | .. 4,262,710 | .o | e 4,262,710 | ........... 7.8
11, Other INVESIEA @SSELS.........ucvuricriciierierierieri sttt sssssssssesesenssenes | seessssssesssessnessneses | sesesesen 0.0 [ e | e 0] e 0.0
12, TOtal iNVESIEA @SSELS.......c.oeiiiiiciiciisii e | senens 54,575,173 | ...... 100.0 | ...... 54,575,173 | oo 0]... 54,575,173 | ...... 100.0
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Annual Statement for the year 2011 of the Fireman's Fund Insurance Company of Ohio

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAT........cvuiuiiieeicisiieie ettt ettt bbbt s bbbt ans
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............ceueieueiiicieieeeeee ettt ettt esaes s

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........ccccviiviiiiiriiiieesee et

3. Current year change in encumbrances:

3.1 Totals, Part 1, COUMN 13........o bbb

3.2 Totals, Part 3, COUMN 1. ...
4. Total gain (I0ss) 0n diSPOSaAlS, Part 3, COIUMN 18.........c.cviuiieiieieicce ettt bbb bbb b et b s b b s bt ae bbb s st bbb s st et s st sae bt s st b naes
5. Deduct amounts received on disposals, Part 3, Column 15...........ccccevevnnee NNE .............................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15.. ...ttt

6.2 Totals, Part 3, COIUMN 13.........oiririieriesies sttt
7. Deduct current year's other than temporary impairment recognized:

7.4 Totals, Part 1, COIUMN 12.......cooiirieiiceiresies st sss st s st

7.2 Totals, Part 3, COIUMN 10.......c..iiririeiiiiesies s sesss sttt
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O......ouivieeceeeetee ettt st a bbb s bbb s st s e et a e s s st st
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-T-8).........cccvuvrrererierieesieiessiese ettt st bbbt s st es s
10.  Deduct total NONAAMITIE @MOUNES.........cuuivieiieeiierieriereseres i eees e eeb bbb st
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)...........vuuuriiremeireriereieesieressessseessesssessssessssess st esess s ssesss s sssessssssssssessessssessssssssnses

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PrIOT YA ..........c.cvuivuiveriiieiciiee ettt es st snenan
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).......c.cveueieieriieieieeesie ettt st s s es e ssseenens

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........cceveviriieriieseeeet ettt sees
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12........couieeiieriieriieeeie st

3.2 Totals, Part 3, COIUMN 11 ...t
4. ACCTUAL OF GISCOUNL......eoovereeeerrissireseis sttt R4 R
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.........cvuureiririrrciieeieesies st

5.2 Totals, Part 3, ColumN 8...........cveveeririrererieeriereressesessssieseeeenes NNE .........................
6. Total gain (loss) on disposals, Part 3, Column 18.........ccccoevvvrerrrrcrererec J o B 8 B R ..o e
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.ciueieirieeieiese ettt ettt s sa ettt s st s e sas e sees e
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES...........cvviieiciiireiieeeee et
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13........cooieceieerieesiee st

9.2 Totals, Part 3, COIUMN 13 ...ttt ettt b s bbb bbbttt ettt
10. Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 11 ...ttt ettt s st es e n s e st ssanees

10.2 Totals, Part 3, COIUMN 10........c.ciiieiiiiereiecteee ettt ettt bbb bbbt bbbt saeneis
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cccevrvrrrrrrirriinrrninresseeseesesesessessssenens
12, TOtAl VAIUBLION @IOWANCE. .......cvuveieeerireiseiie s tseese e se et s s s e s s8R 828Rttt
13, SUDEOTAL (LINE 11 PIUS LINE 12)..... et es et essee e ss s ss ettt 8 4285828425888 52828428425 E 2R 8o e bbb s n e s st e bren
14, Deduct total NONAAMItIEA BMOUNES. ........cuuiueurirciecierciesresceeseesesss st es bbbt
15. Statement value at end of current period (LINE 13 MINUS LINE T4).........riiuiirieieeireieie sttt st sttt s ettt
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Annual Statement for the year 2011 of the Fireman's Fund Insurance Company of Ohio

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT. ...ttt et st sb bbb bbb s een (0)

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccoririirrieieinines ettt bees

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........oooiiriniinieree et sseneees 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cuiuieeiiiiiiiieiie ettt bbbttt bbbttt
3.2 Totals, Part 3, COIUMN 12........ooieeeeceeeeece ettt ettt ettt ettt et e ettt s st et es et b s st s s enaesen st etennaesanans 0

4. ACCIUAL OF QISCOUNL. ...ttt et ettt s bbb s s st et b b d s e a a1 bbb s b s s bbb s s bbbt s s bt n bbbt s bbbt b et

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13...... ettt
5.2 Totals, Part 3, COIUMN ...ttt bbbt 0

Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19.........cuiiiiiiiieieecte ettt ettt e b et a bttt se s et s e e et s st b s et et ss et b s st e sttt s st et s e s tanans

Deduct amounts received on disposals, Part 3, COIUMN 16...........c.cceriieiiiireieiieiee ettt bbb bbbttt a bbbt b s st b st et s bt s st et s s bnas

Deduct amortization of premium @nd AEPIECIALION. ..........c.cccuiiiirei ettt bbbt a bbb b bbb bbbt s bbb s bbb e bbbt es s bt s snaebnas

© © N &

Total foreign exchange change in book/adjusted carrying value:
9.1 TotalS, Part 1, COIUMN 17 ...ttt bbbt s sttt
9.2 Totals, Part 3, COIUMN T4 ..ottt bbbt bbb ss sttt 0

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.........iuiiieiicie ettt s bbbt aen
10.2 Totals, Part 3, COIUMN 1.ttt bbbt b bbbt aen 0

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).........ccevrrriirererieiieeie ettt en s sae st es s s snaesesa (0)

12, Deduct total NONAAMILEEA GMOUNES.........ccceiiiieieieiisiee e s a8 sk s bR s bbb s s

13. Statement value at end of current period (LINE 11 MINUS LINE 12)........ccuiiiiiieicreceiieteees ettt sttt as s s s b sttt es et s e sasas s ssesansnees (0)

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAT..........cvuerurrireiierieieiseessseseesesssssssesessess s ssee st sss s et ess s ss st s s nen 47,311,687

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7............cuiuieieiiec ettt st bbbttt a st n st n s s b 28,258,320

ACCTUBL OF QISCOUNL........cvoeiieecie ettt ettt b s s b s st a bbb s s s s R st et e s s s bbb s e s R bbbt st s s b b st s bee s s ns st nt s st nee 19,919

Eal

Unrealized valuation increase (decrease):

A1 Pt 1, COMUMN 2.ttt bbb s b e bbb et s st a bbb a e see bt
4.2 Part2, SECHON 1, COIUMN 15.. ...ttt bbb bbbttt bt nann
4.3 Part2, SECHON 2, COIUMN 13.. ...ttt st bbbt b st naen
A4 Pt 4, COIUMN ettt bbb s b e bbb ettt b st s s bbb e s bt 0

Total gain (Ioss) 0N diSPOSalS, Part 4, COIUMN 19..........ou et ts st s e et s E eSS £ bR bbb st 1,043,350

Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7.........c.cucueieicieiieicieeeteie ettt bbbt as 29,082,818

Deduct amOrtiZation O PIEMIUM...........c.cviuiieicicte ettt ettt bbb et e bbb et bbb a sttt ettt 302,255

©® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, bbb s bbb bbbttt
8.2 Part2, SECtON 1, COIUMN M19......cuiuiiiiiiieicee ettt bbb bbbt
8.3 Part2, SECtON 2, COIUMN T6........cuuiiuiiiiiiiiiiii ittt bbb
8.4 Partd, COMUMN 15ttt ettt ettt s et ae bttt e st s s e et en et s s e e e et s st e s s s e et e ant e st et es s e tasans 0

9. Deduct current year's other than temporary impairment recognized:
9.1 Part 1, COIUMN T4 e
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECtion 2, COIUMN T4........ooiiii bbb bbb
9.4 Partd, COIUMN 13, ..t 0

10. Book/adjusted carrying value at end of current period (LINES 1+2+3+445-6-T+8-9).........ccccriiiieiieteeeee ettt bbbttt eee 47,248,203

11, Deduct total NONAAMIEEA AMOUNES.........cceiiiieieieiis et s s £ 1R bR st s s

12. Statement value at end of current period (LINe 10 MINUS LINE T1).......cuiiiiiicieieeeet ettt st ettt b bbb b bbb es et a et s s aes 47,248,203
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Annual Statement for the year 2011 of the Fireman's Fund Insurance Company of Ohio

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. ..23,511,551 26,975,767 .24,932,050 ..22,700,000
Governments (Including all obligations /07 - To - o OO BSOSO PO USRS
guaranteed by governments) 3. Other COUNTIES.....cveererirries | corereerersssessesessssessessesssssnsns | esssssssssessssssnssssssssansssssassonss | sressssssessessansssssessassanssnssesses | sessessassssssnssasssnssnssassensnssnes
4. TOtalS...overeeeerscerisrresssresnnes | oneeesseesnnenans 23,511,551 | oo 26,975,767 | oo 24,932,050 | oo 22,700,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...coeeiererieeicicciiss | e 2,307,479 | .o, 2,434,894 | ..o, 2,422,239 |, 2,150,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ooveirerenirrinciieiisians | e 2,934,439 | .o 3,106,160 | ..oooovorerrrarenns 3,053,495 | .o 2,750,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. ..o | eonererssssenssenans 15,366,404 | ....ccoooenirennn. 15,651,771 | oo 15,407,345 | .o, 14,675,596
Industrial and Miscellaneous and Hybrid 8. United States.........ccocovvveeres | eoveeeieeiieennnen 2,002,710 | .coeverererereree 2,018,930 |.ccooverirerierneee 2,010,024 |...cevveriern 1,911,370
Securities (Unaffiliated) 0. €ANAMA. ...t | et nteetes | ettt ettt stenes | Sfeebeeees st s sttt et en et ents | neesees sttt et nt et baeen
10._Other Countries........oceevserens [ cerensernnernnennn 1,125,621 | ivviviviiinnrinnennn 1,088,602 | vvovivicvenisiinns 1,130,996 | .covvvveriireririnnne 1,100,000
11. Totals...
Parent, Subsidiaries and Affiliates 12. Totals...
13. Total Bonds......cooueenserensseens | wonvvevnvireneneen 47,248,204 | coviivrin.51,256,124 | i 48,956,149 | oo 45,286,966
PREFERRED STOCKS 14, UNIEA SEALES......uvvvecrireciis [ errieeineiiiineniisiesiieens | seresieessse s essi s | seseesissssse st essssenes
Industrial and Miscellaneous (Unaffiliated) 15, CaANAAA.......coieiesisieiciiis | et | eeeses et | eriesesten st nae
16. Other COUNTIES. .......coorieniee | conrinrinnisrisnisnississinnies | i ssnnnes | s ssenes
17, TotalS..ccoriciiisiinissiieins | i 0 s 0 [ 0
Parent, Subsidiaries and Affiliates 18, TOaIS....ouiiisciiciisiisiinins | | s | s
19. Total Preferred Stocks...... | ..covncininiiniisiisiiniennes 0 e (01 RPN 0
COMMON STOCKS 20, UNItEd SEAS......vucreverrireres | coreriereiesrineisnesiessiessss | eernessessseessesssssessssesssenses | sesssesssesssessssessssesiesssens
Industrial and Miscellaneous (Unaffiliated) 29, CANAUA........cvcerereeieieies [ e ennnns | e snaans | et traes
22. Other COUNMTIES. ......vurrrreens | corereeresssresssesssenssssnesnesnes | cersmesesssssssnesssessssnsssssenees | seresesssssssssssessssssssssssseses
23, TOtalS......ovsiisiisisiini | e 0 [ 0 [ 0
Parent, Subsidiaries and Affiliates 24, TOAIS...ccvercesiriseressninsine | coreresesssssressssssenssssneseneses | cessenesesssssne s | sersesse s
25. Total Common Stocks.......
26. Total Stocks........ooeuuue
27. Total Bonds and Stocks....
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Annual Statement for the year 2011 of the Fireman's Fund Insurance Company of Ohio

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4 5 6
Over 10 Years Over 20 Total
Through 20 Years Years Current Year

7
Column6asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments
Class 1

ClASS 3ottt e

ClASS 4.t
Class 5.....
Class 6.

.............. 23,511,551

.............. 35,835,233

.............. 23,511,551

21

22
23
26
2.7

All Other Governments

ClASS 1ottt
ClASS 2.ttt
ClASS 3.

ClASS B.....oovveiee ettt s
TOtAIS ...ttt

ClASS Bttt e

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 2

Class 3
Class 4

TOHAIS. ...ttt

41
4.2
43
44
45
46
4.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
CIASS Tttt

ClASS 3.
Class 4.....
Class 5.....
Class 6.

................ 1,560,772

................... 550,656

................ 3,156,685

................ 2,934,439

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

.1,708,124

2,075,301

.6,332,270 | ...

...15,366,404




Annual Statement for the year 2011 of the Fireman's Fund Insurance Company of Ohio

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

Class 1 3,701,288 2,159,633 534,903 332,935 . 246,194 . 5,817,882 910,876

90IS

7.7 Totals
Parent, Subsidiaries and Affiliates

8.1 ClaSS Moottt sttt | stnstessest sttt ensiens | eessesssess st st st sessents | sessessessest st s sestentes | ersessnssest ettt ensies | Sinssess st sttt en s et | estiesssenss st ss st (018 0.0 | oo ieiesieeies | e 0.0 [ i | e
8.2 ClaSS 2...ouvveeeeeieieeieeiesiss sttt sttt | steestesses st st ssesssens | ressessess st st esssensenss | sessessessessest st st entes | srbessesses st en s enties | Siessest sttt tens | estiesss sttt s st (018 0.0 [ oo | e 0.0 [ et | e
8.3 ClaSS 3...oueeieieieieeie sttt sttt | stestessest sttt esssens | erssessessess st st essenes | sessessessestsssess st entes | sesessnssest sttt | Sresseest sttt et ens | oesssessienss sttt (018 0.0 | oo | e 0.0 [ i | e
B4 ClASS 4.ttt entns | srssessestesssessessenssnssessants | seessessastansessestenssessestas | feessestessansessessansnssestans | nessessessassnsentessanssestenss | sesessessensnssessastansessastes | sestessessestensnssessessnes (0 0.0 [ e e 0.0 | oo [ s
8.5 ClaSS B...ouevuereireereiieisese sttt | Hiest ettt bnebiees | eesees ettt | sestent et ettt entes | cebeeb bbbttt | Shees ettt | st (V18 DO 0.0 | o | e 0.0 [ o | s
B8 ClaSS B.....evuermereereiseireisseessees s ss bbbt | sbenteneent st st s ensnns | oeesseessenssenssens st st enes | aentsentsenesene st st ensentss | enbnnsnnsenes et sttt | fbensnens sttt ens | enbens st {01 0.0 [ | s 0.0 | i |

8.7 TOtAlS......cvveerisrirsriscis s | s O O O (O (O [0 0.0 [oiriisiinnins O 0.0 | O 0
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
. Total Bonds Current Year
9.1 Class 1
9.2 Class 2
9.3 Class 3
9.4 Class 4
9.5 Class 5

9.6 Class 6

9.7 TOtAIS ..ottt | astesessenees 4247711 | ..............30,490,868 | ................ 3,503,806 | ...coovrrrnae 2,958,892 | ...ccovrrnnnd

9.8 Line 9.785 2 % 0F COL B.....ovuieeiiiieieiscicissssies i sesesssnias | eersessssssssessssessnees 84 |iiiiiiiieeeeen80.0 | 6.9 | X 19.0
. Total Bonds Prior Year
10.1 Class 1 4,643,761 | e 22,509,014 | ... 18,976,519 | wovveverevees 865,567

10.2 Class 2
10.3 Class 3
104 ClASS 4ot s sae s ses s snans | erssssesssssssessesisssssessessess | seesssssssessssssessesossessesans | svsessessssessessssssessesssenes | essessesessssessesessestessesns | srestessessesessesseseeseesstenes
10.5 Class 5 .
10.6 Class 6 . et nsrenaans | arans

10.7 Totals.....oveeveerereerne o .. ...563,019 |.
10.8 Line 10.7.a5@ % Of COl. 8.....oovvivieisiiiisisiesssissesssisnsssssnssenies | enrsnsssssnssssssssnensssdi8 | eonnrisnsnesssseniensene 10 | errsrsnssnsssrssnsensssded | svnnrserisnsnsssienieness 1o8 | tonsisissssesssisnssnenns 1.2

...47,557,881

LOIS

. Total Publicly Traded Bonds
11,1 ClASS oot sssssnssssnsssnsens | eeveereninnendh 238,162 | 29,721,898 | ..............3,404,892 | ...............2/925,448 | ............... 9,647,356 . 0| ceereeenn49,937,756 | .o XXX
11.2 Class 2
11.3 Class 3
11.4 Class 4
11.5 Class 5
11.6 Class 6

11.7 Totals....covvvvvereicreen.
11.8 Line11.7asa % 0f Col. 6.......cceveevverrrrereree.
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9

. Total Privately Placed Bonds
12.1 Class 1

12.2 Class 2

12.3 Class 3

124 Class 4

12.5 Class 5

12.6 Class 6

127 TOtAIS .ottt 549 | 768,969

12.8 Line12.7asa % of Col. 6.......ccccoevvervrrereree. e | . .844 | ..

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccevcverierrerrnes O 15

(@) Includes $.....910,876 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§$.......... 0 current year, §$.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) Includes$.......... 0 current year, §$.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 18§.......... 0; NAIC2S.......... 0; NAIC3S..... 0; NAIC4S....... 0; NAIC5S.......... 0; NAICGS.......... 0.
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Annual Statement for the year 2011 of the Fireman's Fund Insurance Compan

SCHEDUL

of Ohio

D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Major Type and Subtype of Issues
7

Column6asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

1.1

1.2
1.3
1.4
1.5

U.S. Governments

ISSUET OBlIGAtIONS.......cvocverevicrre ettt b
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.............coevveevicereeiernnnenns
Other Loan-Backed and Structured Securities.............cccovevvereerrereieenne.
Tt ...ttt

.............. 23,511,551

2.1

22
23
24
25

All Other Governments

ISSUET OBlIGAtIONS.......covvevericieiieieee e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities.
TOtAIS ...ttt

3.1

3.2
33
34
3.5

U.S. States, Territories and Possessions, Guaranteed
ISSUET OblIGAtIONS.......ovevverercereree et sessssesesessenees
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities............ccovvviereerrirernnnnns
TOtAIS ...t

4.1
42
43
44

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

ISSUET OblIGAtIONS........ceoeereeeceeie ettt senes
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities.

,560,772

................ 2,934,439

5.1
5.2
53
54
55

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

ISSUET OBlIGAtIONS.......c..cvrecviciii e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities............cocvrereneerrencneeneees
Other Loan-Backed and Structured Securities...........cccoeeerrirrerreieinnns

................... 630,159
1,077,965

................... 587,666
....801,534

................. 448,172
9,199,184

................ 1,765,021
.13,601,383

................ 1,075,815

..5,256,454 | ...

................ 1,765,022

13,601,383 | ...

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET OblIGAtIONS.......oveveererrereeie et essssessssssenees
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities.

71

72
73
74
75

Hybrid Securities
ISSUET OBlIGAtIONS.......coocvrecrecere et
Residential Mortgage-Backed SECUTties. .........ocuererverererneeneessireieneene
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

8.1

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates

ISSUET OBIIGAtIONS......cvvcvviecreieecee et e
Residential Mortgage-Backed Securities............ccoovvvvererrieeeriereniennnns
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities.
Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 1SSUET ODlIGAtIONS. .....ouvvuiruireireciecieeieeeeiseei e | soessssssssnens 3,609,976 | ..ccovvennee 28,245,721 | oo 2,266,281 | .oooveverrrrn 982,615 | i 448172 | 35,552,765 | ...ovvvevrencrrnenenenendB9.9 [ e XXX i e XX i | i, 35,137,873
9.2 Residential Mortgage-Backed SECUMLIES. .........cvvveeeieveereeeeiccesieies | cverrersrieiinens 546,423 | ..ooeeeeren 1,077,965 | o 801,534 | ...........1,976,277 | ............9,199,184 | ............. 13,601,383 | .o 267 [ XXX e ek XXX i | e, 13,601,383
9.3 Commercial Mortgage-Backed SECUNHES..........ccoeveveuerrerereireiiseiieis | cvverereneisnienens 91,312 | oo 1,167,182 | 435,989 | ..o [0 | 1,694,483 | ..o 33 | e n XXX [ eereceee XXX | e 1,198,500
9.4 Other Loan-Backed and Structured SECUNIHIES. ..........cuueurereeneereinrieins | rrrsreseessessssseseeseses 0 [0 | 0 0 [ [ (V1 oo X | I FSURIRSOTD .0, CURIRUNIT FRVRROND 0,0, SRR IOURroo RO 0
9.5 Totals......ccconrrenne. . 4,247,711 . .3,503,804 .50,848,631 49,937,756
9.6 Line 9.585 8 % 0F COL. B....euoveuiieiiiiiiisiiiiieiiseist s | e ssnisne 84 |.iiiiinieeenn0.0 [ o 6.9 |.ninieneeD8 | 19.0 s 100.0 | oo XXX e e XX s e e XK e | e 98.2
10. Total Bonds Prior Year
10.1 ISSUET OblIGAtIONS. .......vveverierieecieeieeeeee s | soeesseneseneens 3,239,860 | ... 19,737,212 | oo 18,002,683 | ....cccooenne 553,579 | oo 548,550 | ...coooonnn. ) .0 O IR ) .9 SO 42,081,884 | ..o 885 | oo, 42,081,885 |...cooovvrviririeis
10.2 Residential Mortgage-Backed SECUTtIES...........c.covververerereeirniireiniiens | e 1,403,770 | oo 2,771,793 | oo 973,941 | oo 312,023 | oo 14,470 | ..o ) .0 Y IR ) .9 SO I 5,475,997 | .o 115 | s 5,475,996 | ...oovvverrrrrriieiiens
10.3 Commercial Mortgage-Backed SECUMHIES..........crwurrerirerrerririeiineis | cerereeeisessssinsissenssnsenes | sesesessesssssssssssssessasssssss | sresssssssssesssssssssnssessansnns | sessesssssssssessasssessnssassss | sessessssssessasssnssessessanes | sesessessnens ) 0.9 G IR ) 0.0, GO (01 0.0 [ oo | et
10.4 Other Loan-Backed and StruCtUrEd SECUIES. ..........rvuvererrerrerrenninins [ cersesesesessssessasssssnsssesees | sesssessssssssssansssssessanssnsss | eressssssssessansssssssessanssns | sossessssnssensasssssssssansss | sressasssssssssasssssassessanes | sesssnsanees ) 0,0 ST D8 O R [ 0.0 |1 | e
105 TOAIS. ....vvoveeeee sttt enssenss | sresssenssnsens 4,643,630 | ..cocevevee. 22,509,005 | .............. 18,976,624 | ................. 865,602 | .ooevvrinnns 563,020 | ....ccoo.c.... ) .9 SO IR ) .9 SO I 47,557,881 | oo 100.0 | oo 47,557,881 | oo 0
10.6 Line 10.5a5 @ % 0f COl. 8.......ovuiiuiiiiiiisiisiisesssnssnsenisenssenesenessnesenes | sosenesnssnssnssssssssees 9.8 | s 473 | 39.9 | 1.8 | 1.2 | ), 9.9, SO [ D 0.9, ST [T 100.0 | ..o D 0,9, SO TR 100.0 | 0.0
1. Total Publicly Traded Bonds
11.1 1SSUET OblIGAtIONS. .....e.vvueeecereeiieeieeieeise e | sonesisssenenens 3,600,427 | ..o 27,972,734 | oo 2,167,368 | ..cooovvrnnee 949,171 | v 448172 | oo, 35,137,872 | oo 69.1 | e 42,081,885 |....ccoovvererirerinns 88.5 | v 35,137,872 |..oveunnen. XXX
11.2 Residential Mortgage-Backed SeCUNtIES. ..o | vereereenienens 546,423 | ..ccovvvenn. 1,077,965 | .oovvorerrnne 801,534 | coovvennee. 1,976,277 | oo 9,199,184 | ..o 13,601,383 | ..o 26.7 | e 5,475,996 | ...covvvrvrrrrinnene 115 | e 13,601,383 | ....ccovenee. XXX
11.3 Commercial Mortgage-Backed SECUItES. ..........ccvveveeirverereiieriieiens | veveeeieerenienens 91,312 | e 671,199 | o 435,989
11.4 Other Loan-Backed and Structured Securities.
115 TOtAIS .o
11.6 Line 11.585 @ % Of COL. B.....oueneiecieieeie et siesisninnes | sressessessssssssansens 8.5 | s 595 | i) 6.8
11.7 Line 11.5as a % of Line 9.5, Col. 6, Section 9........cccvuuirinrninrinniiniins | corserssiserssnsssessesenes 8.3 | 58.5 | i 6.7
12. Total Privately Placed Bonds
121 I1SSUET OblIGAtIONS. .......vveieeieriieiieieeee et | i 9,549 | i 272,986 | oo 98,913
12.2 Residential Mortgage-Backed SECUMTIES. ........ovrururrirriineieiniireireiies | reeeeeesnsiseeseessssssesessees | sessessessesssssssssssessssssnsss | seesssesessessnsssessessansnsans
12.3 Commercial Mortgage-Backed SECUNHIES..........ocrurerirrrerrerrireiineireins | rrieeseeineieesssseseseesssens | seeneeseesnsensenns 495,983 | ...ooeiereeeees
12.4 Other Loan-Backed and Structured SECUNIES. ..........ovurererrrererrerrieies [ coresressssnessesssssssssesnesees | srsssssessessssssssssssssssssnees | sesssssssssensssssssssssassssssas
125 TOMAIS. ...vveeeeciec sttt snsenes | eesisssss s 9,549 | oo, 768,969 | ...ccooerrrrirnnn 98,913
12.6 Line 12.585 @ % Of COL. B...o.ovvvveercicieciseiscisiss s sissssssnnes. | sressssssesssssssssssesses 1.0 | oo A 10.9
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccccoveinenninneininns | onernsnnsnssnisninnees 0.0 | 1.5 | 0.2
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4

Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

. Book/adjusted carrying value December 31 Of Prior YEA..........ccvevciveiieiciiece ettt

. Cost of short-term iNVEStMENtS ACQUITE. .......c..vuererieieiirrie sttt sttt

o ACCTUAL OF QISCOUNL. ...ttt bbb bbb bbbt s bt

. Unrealized valuation iNCrEaSe (AECTEASE)........c.rwuwururrirrireieieiseiieeess ettt et ssess s sessnsans

. Total gain (I0SS) ON AISPOSAIS..........cvueveiericicices ettt sttt bbbt s st s e b s saes

. Deduct consideration received 0n diSPOSAS............c.ccieiriiiieiieiieiiieie et

. Deduct amortization Of PrEMIUM...........cwrirerireririe sttt ss st s st sss s ansnssnssensans

. Total foreign exchange change in book/adjusted Carrying VaIUE.............ccovuiververveveeeeeie e snen

. Deduct current year's other than temporary impairment reCOgNIZEd............c.eererrerieineineireieeneeseee e

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-74+8-9)........ccceevrrrrrrersrneererrerieieres s

. Deduct total nonadmitted @MOUNTS..........c..cucueiieicicic ettt bbbt

................................................ 246,194

........................................... 11,618,055

................................................ 246,194

........................................... 11,618,055
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Verification
NONE

Si11, SI12, SI13, SI14
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SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

Si15

1 2 3
Total Bonds Other (a)

. Book/adjusted carrying value, December 31 Of PrOT YEAI............ccoviverereeieieseesee e eesssiesens | eversersesesissesiesessessssisssnensssQ | cveesiesissess s essssesesssssessesess | eeeessessessssessesissessesessessssssssnsans
. Cost of cash equIValENts ACUITET...........c.ccrviuiieiieiciecte ettt s s b ssseaes | evssesessssesesnsenns 174,199,904 |...ccccvvvvverrnee 174,199,904 | ..o
o ACCTUAL OF GISCOUNL. ..ottt | Shietbsee e es e 92 | e 92 [ s
. Unrealized valuation iNCrease (JECTEASE).........ovurururrrrrerenirnreseseiseeseesssisesssssssssessssesssssssssessssssssnes | sesssssessessnsssessasssssssssessessnens
. Total gain (10SS) ON AISPOSAIS........c.cvevieieeieiieeeeectes ettt sssess s sssssssessssssessessntes | evesssssssssssssssssessessnssssesseendh | covveriesissess s st esses s L OO
. Deduct consideration received 0N diSPOSAIS............ccceuiueiriicreieieeisiee et snaens | eveeresssissesenesenas 174,200,000 |...ccocvrererinnee 174,200,000 |..oooveveirereieerereeeereeeeees
. Deduct amortization of PrEMIUM...........cc.cceiiiiiiccice ettt tesessssesenes | evevessesessssessssssesesseresessssersnsd | oeveresiesesssssesessesesssessesesesesesss | sestebesssessssssesesssesessssesesssesens
. Total foreign exchange change in book/adjusted Carrying ValUE............ocueueiriererenininninineneineens | eeneereersssssineesssesssssnessessnesn [ it ssssssesssssssns | sesessessnssessesssssssessssesssssssssessns
. Deduct current year's other than temporary impairment reCOgNIZEA..............overrererererrermenenrennenriinns | ersmesressssenessessessssssssessssnsessdd | cormeimessssmesssssesssssssssessessssnsne | sessssesssmsssssssssnssesssessansnssessas
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9)........ccccecvrvvrveiveiens | ceververreneisrreseereeieiseieneenenl0 | e [0 R 0
. Deduct total nonadmitted amOUNES.............cccriimiiniiniiiiiiissssessessens |eressresssessssssssssssssssssenesd | s | s

Statement value at end of current period (Ling 10 MIiNUS LINE 11).....civiiiiiiiiiiiieiiiceiisisiesssessieniens | eersnsrenssseressssssesssseressssesensd | eorverisissessssesesssssessssesessnsenes 0 | oo 0

a) Indicate the category of such investments, for example, joint ventures, transportation equipment.....
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, E05, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

oL3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CUSIP g| Bond |Desig-| Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
912810 DX 3|US TREASURY N/B (O JVPPPR IR VPRI I L[ 12,580,859 | ...... 131.914 | v 14,114,798 | ..o 10,700,000 | ...covvvvnnee 11,397,517 (120,184) | cvvveererrcrriineenns [ cevrreeeisneenesisennins | e 7.500 5.939 | MN...... 103,620 802,500 | 12/23/1997 | 11/15/2016
912828 CJ 7|US TREASURY N/B (0255000 IV UV OO LI I 2,189,902 | ..... 110485 | .ooovoveeenn 2,303,612 | ..o 2,085,000 | ....cooeneeenn 2,116,493 (12,803) [ coooeverreriiienriiiinns | cevveinneeinensiiisnene | evvevien 4750 | cooovnen 4.075 [MN...oo. | covverrnrenns (VA — 99,038 | 05/23/2005| 05/15/2014
912828 CJ 7|US TREASURY N/B SD.. WA 2,825,341 | 110485 | ...oovounnvn 2,972,047 | oo 2,690,000 | .....oovreeenn 2,730,631 (16,002) 05/23/2005 | 05/15/2014
912828 CJ  7|US TREASURY N/B........cssirreremrriossssisseesssesssssessssssessssssssssssssssssensss | anveves WA 236,320 | e 110.485 248,591 225,000 228,398 (1,338) 05/23/2005 | 05/15/2014
912828 JG 6|US TREASURY N/B W] e 745,952 | 104.973 | oo 777,850 741,000 742,664 (1,010) 08/11/2008 | 07/31/2013
912828 JG 6|US TREASURY N/B 1] 381,533 | e 104.973 397,848 379,000 379,851 (517) 3.375 . 5,353 12,791 | 08/11/2008 | 07/31/2013
912828 JG 6|US TREASURY N/B W] 4,509,940 | . 104.973 | covvvvens 4,702,790 | .oovoorerrenns 4,480,000 | ...oooorrenn 4,490,063 (6,107) 3.375 3.228(JJ........ 63,274 151,200 | 08/11/2008 | 07/31/2013
912828 JM 3|US TREASURY N/B W] e 1,159,472 | 105.024 | ... 1,155,264 | ...oocvvverne 1,100,000 | ..oovvvevrne 1,123,222 (12,948) 3.125] ooeeee. 1.890 | MS...... | oo 8,735 | oo 34,375 | 02/25/2009 | 09/30/2013
912828 PL 8|US TREASURY N/B A 302,730 | 100.989 302,967 300,000 302,712 (19) 0.750 105 12/22/2011 | 12/15/2013
0199999. U.S. Government - Issuer Obligation [0, S [ 26,975,767 | ..o 22,700,000 | ..ccoocrreens 23,511,551 | cooosrrrernnncrenend () (170,508) 0 0 [ .. XXX..owew. e XXX PSS I 222,219 | ..coo.... 1,263,376 | ..... XXXervee | e XXX...oe
0599999. Total - U.S. Government [0, S [ 26,975,767 | ..oovvneeene 22,700,000 | ..ccoovrreens 23,511,551 | ceeonrerernnsreninnnd (V] I (170,508) 0 0 [ .. XXX...o... XXX XXXeon | e 222,219 | ..coo..e. 1,263,376 |..... XXXerree | e XXX......
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
452151 K6 9|ILLINOIS ST SD. | [ VAFE | . 546,445 | L 104.787 523,935 500,000 512,218 (9,458) 6,250 25,000 | 03/18/2008 | 04/01/2013
546415 YR 5|LOUISIANA ST......rmiirirririeresnseeessessssssssssssesssssesssssessssssssssssssenesss. | sneeees VAFE | v 111,341 123460 | oovvvrcrrinnae 123,460 100,000 109,085 (1,065) 833 5,000 | 10/29/2009 | 05/01/2019
574192 VY 3|MARYLAND ST SD.. | | oveeerrnes | WIFE | i .552,215 | 107.494 537,470 500,000 516,296 (9,916) 10,417 25,000 | 03/18/2008 | 08/01/2013
57582P HQ 6|MASSACHUSETTS ST. SD. | [ AFE | 255,532 | 128.874 270,635 210,000 247,007 (4,190) 2,888 11,550 | 12/03/2009 | 10/01/2019
57582P HQ 6| MASSACHUSETTS ST......ccouvvvmmierererermeerisnsssessssensssessssssessssssssssnse | soneeee | oo | vveveeinnees | 2 IFE [ i 48,673 | e, 128.874 51,550 40,000 47,049 (798) 550 2,200 | 12/03/2009 | 10/01/2019
76222R EA 6|RHODE ISLAND ST & PROVIDENCE P, SD. | . |. AFE | 250,411 | 110.878 251,693 227,000 237,112 (3,697) | covvurvenrererinneririnns | cererennseeesnsneniinnne | eeeeeernn8.000 | 103190 | FA s | s 4729 | oo 11,350 | 03/25/2008 | 08/01/2014
76222R EA 6| RHODE ISLAND ST & PROVIDENCE P........cccomirimerinerineeinensneriserins | cvenes [ [ AFE ] 301,154 | 110.878 302,697 273,000 285,161 (4,446) | oo | cverineerneiissrissnes | verernerd.000 | i 3190 [ FA s | o 5,688 | ..oovrrrnenn 13,650 | 03/25/2008 | 08/01/2014
882722 D9 9| TEXAS ST...cosvirrircrrieriniseesrinseressessssessssssessssssensssssssssssssssssesssnes | seveees | oo | evvensenes | TFE | i 119,329 | 122.043 | . 122,043 100,000 118,057 (1,272) 2,125 07/19/2011 | 10/01/2017
882722 E3 1| TEXAS ST..ooiiiireeiiesisisesrisseseisssesssssssssssssssssssssssssssssssssssnsessssnns | sneeees e VAFE | i 118,784 | 125.816 | . 125,816 100,000 117,894 (890) 2,125 07/19/2011 | 10/01/2019
93974C YR 5| WASHINGTON ST.....iiiiiiiimiiiissiissnssisssssssssssssssssessssssssssssssssssessssass | asseees [ VAFE | v 118,355 | 125595 | oo 125,595 100,000 117,600 (755) 2,083 07/20/2011 | 08/01/2020
1199999. U.S. States, Territories & Possessions - Issuer Obligation ...2,422,239 | ... XXX....o... ..2,434,894 .2,150,000 2,307,479 0 (36,487) 0 0 37,688 93,750 |..... XXXeoiee [ eoeee XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) ...2,422,239 | ... XXX........ ..2,434,894 .2,150,000 0 (36,487) 0 0 37,688 93,750 |..... XXXt | o XXX......
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
114889 TM 0| BROWARD CNTY FLA.......meiiirrirreinesiissessisseessssesssssessssssenesnns | covenns Al ...550,210 | ...... 109.156 545,780 500,000 518,482 (8,826) 12,500 25,000 | 03/26/2008 | 01/01/2014
167505 DB 9| CHICAGO ILL BRD ED.......ccoooommvrrerrrrrerneneinesrnsssenessssessssesssssssssssnsens | ODue | oo [ ovveervnns | WTFE | iiiiiine...546,125 | ... 118.234 591,170 500,000 533,652 (3,509) 2,188 26,250 | 03/18/2008 | 12/01/2019
64966) MQ 6 NEW YORK N Y...coooooiirrirmnrrinnerenneenssessssssesssssessssssssssnsssssssessonse | oneeee | eo | sveeeeinnene | 2 1FE [ i 116,563 | ... 122611]. 122,611 100,000 115,824 (739) 1,972 07/22/2011 | 08/01/2019
649660 MR 4 |NEW YORK N Y...oovvoivriimnriierieninnninnninensesiesisensssssssssssssssssssssens | sevene | oo | evvvnerinnns | W TFE [ i 174,482 | o 123.266 | . .184,899 150,000 173,634 (947) 2,958 07/22/2011 | 08/01/2020
718814 UX 2| PHOENIX ARIZ.......cooomerrrierrrisiereseensssessisssssisssessssessssssssssssssesssnes | sevese | oo | evvvnsenes | TFE | i .551,845 | i 111.139 555,695 500,000 521,948 (8,309) 12,500 25,000 | 03/25/2008 | 07/01/2014
844215 PK 3| SOUTHFIELD MICH PUB SCHS........ccocommmvrvcesrerrcssseerienssissnsssesseesinsnns | S0 o | ceveeea [ LAFE | ieen...561,060 | ... 111.122 555,610 500,000 550,656 (2,923) 4,375 26,250 | 03/20/2008 | 05/01/2025
969887 KD 9| WILLIAMSON CNTY TEX.....oooimsirrirnsnrrinsssiiisssssssssessssssssssssssssessssnses | 900 | oo | cvvvnsnenes | W AFE | iiiii000000.553,210 | i 110.079 550,395 500,000 520,341 (9,116) . 9,917 26,250 | 03/18/2008 | 02/15/2014
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations . o XK e | i 3,106,160 |[................ 2,750,000 | ............... 2,934,437 0 (34,369) 0 0 [ XXX [ XXX [ XXX [ 46,410 | ..o 128,750 |..... XXXKeowoes | oo XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS...........ccweeririnssiresssressssrissssssssenes | ossseressneees 3,053,495 | ... XXX..orwer | cerrrsrrrennas 3,106,160 | ...ccooereeens 2,750,000 | ...ccoooveeenn 2,934,437 0 (34,369) 0 0 [ XXX | e XXX | XXX | i 46,410 | ...ccoovennee 128,750 | ... XXXervee | e XXX......
U.S. Special Revenue & Special A 1t Obligations and all Non-Gt teed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
13066Y SN 0| CALIFORNIA ST DEPT OF WTR RESO.........couvvurmmervermerrisnrrenseneerees | wevvnee | oo [ ovveriinns | WTFE i 119,826 | ...... 125.286 | ...cvvvvcirienne 125,286 100,000 119,212 (614) 833 847 | 08/17/2011 | 05/01/2021
13066Y SP 5| CALIFORNIA ST DEPT OF WTR RESO..........couvvvemmeerermerrirnneresnseeesnns | wevvnse | oo [ evvveernens | WTFE | iiiiiien..238,908 | ... 125.034 250,068 200,000 237,537 (1,371) | covvevernvereinnereiinns | cvrerennseeesnsesssinene | veeeeernne.000 | i 2492 | MNLcccs [ o, 1,667 | oo 1,694 | 08/17/2011| 05/01/2020
249182 DC 7|DENVER CITY & CNTY CO ARPT REV......cocommmrirrreiensriissnerensseeenns | aveeees e . . 112,228 | 112731 | oo 112,731 100,000 111,684 (544) 1,194 09/29/2011 | 11/15/2016
576002 AM  1[MASSACHUSETTS ST SPL OBLIG DED........ccccocouvurmmrerrrereriinnisnrirnns SD.. || e TAFE | o 550,035 | ...... 109.549 547,745 500,000 518,475 (8,790) 13,125 26,250 | 03/25/2008 | 01/01/2014
646135 5Q 2|NEW JERSEY ST TRANSPRTN TRUST.......coccovmmmmreemmerenmmenriserninies | wevveen [ oo [ eevvnvenens | W TFE | i 113,815 | i 122719 . 122,719 100,000 113,286 (529) 244 2,750 | 07/22/2011 | 12/15/2020
64971Q JM 6| NEW YORK CITY NY TRANSITIONALF........ccoooesmrremmrererennerseennisnenes | coneene | oo | cvveerinnene | WIFE | i 118,328 | . 123.699 ] . .123,699 100,000 117,632 (696) 1,778 08/05/2011 | 02/01/2020
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'oL3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CUSIP g| Bond |Desig-| Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.C.V. of of Paid Accrued Year Acquired Maturity
662858 ED 7 |NORTH TEX TWY AUTH DALLAS NORT........occosmrreernseesmssimmnsssnessnenes | ....... | | .......... ...551,950 | ...... 112.294 561,470 500,000 547,196 (1,354) 5.000] ......... 4.313 | J........ 12,500 25,000 | 03/18/2008 | 01/01/2035
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation 1,805,090 | .. XXXuowwes | ovserrernnnns 1,843,718 | .oovcvvven 1,600,000 | ..cooverne 1,765,022 0 (13,898) 0 0 [..XXX........ XXX XXX... 31,341 56,541 |..... XXXerree | e XXX......
U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
01F040 6C 6| TBA FNMA RMBS-TBA 4% DEC 2011 [ I 6,238,594 | ...... 105.102 [ ccovvvvevnen 6,306,120 | ..o 6,000,000 | ....ccooeeennt 6,238,594 MON... 20,000 11/16/2011 | 12/01/2041
3138A8 YD 2| FNMA RMBS-POOL-AH7007........cooumerrremerenrenessenrsssessssssenssssensss | coneeee | oo | ovverrenn | veveT [ e 319,662 | e, 105.143 323,248 307,437 319,631 (31) MON... 1,025 11/16/2011 | 03/01/2041
3138AP UH 9| FNMA RMBS-POOL-AI583...........covevmrrrererernnsiisneeressseeesssesesssssnnns | vonnene | oo | overerinnn | v [ i 347,801 | e 105.206 351,913 334,500 347,768 (33) MON... 1,115 11/16/2011 | 10/01/2041
3138AR 2S 2| FNMA RMBS-POOL-AJ0784 w2 [ 000 372,302 | 105.174 376,590 358,064 372,267 (36) MON... 1,194 11/16/2011 | 09/01/2041
3138AR  Z5 6| FNMA RMBS-POOL-AJO7B3.......ccovvvererrnreireessiisnssssssnssssensssssensssns | evvves | oo | evviieeni oo | vveriiinnnnn 508,152 | oo 105.174 514,004 488,717 508,103 (48) MON... 1,629 11/16/2011 | 09/01/2041
3138E2 BJ 3| FNMA RMBS-POOL-AJI0A0.........ccovererrrrerrerrirsmeeenssenesensesssesssssens | vonnene | oo | ovverrieni2 | o] [ 3,164,083 | ... 106.498 | . ..3,194,940 .3,000,000 3,163,678 (385) MON... 11,250 11/25/2011 | 12/01/2041
31411V D8 9|FNMA RMBS-POOL-915527 oo [ || ] 1,080,301 | 107.145| . 1,152,446 1,075,595 | ... 1,080,168 (18) MON... 5,039 60,419 | 09/24/2007 | 08/01/2037
31417Y SC 2| FNMA RMBS-POOL-MAQST4.........ccooovvrremrereencrrisneninssenesssenesnsensens | voveeee | oo | ovvernienn | veveT [ i 069,758 | ... 105.143 677,272 644,144 669,691 (67) MON... 2,147 11/16/2011 | 09/01/2040
31419A G2 7 [FNMA RMBS-POOL-AEQ216.........cevrveecrrrrensrrsenssiesssesisssessssenssssnnens | cvenens | oo | coeririeni2 | e [ i 588,965 | ... 105.071 595,164 566,440 588,905 (59) MON... 1,888 11/16/2011 | 08/01/2040
31419A GZ 4| FNMA RMBS-POOL-AED215........ccomeeverreiirneeisiessisssessssssssssssssssssensss | s 146,947 152,775 (16) MON... 490 11/16/2011 | 12/01/2039
31419C BX 0| FNMA RMBS-POOL-AE1853........cvviiiesiiisssiisssisssssssssssssssssssssssssssss | asseees 153,753 159,803 (64) MON... 513 11/16/2011 | 08/01/2040
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities ..13,602,256 .13,075,597 0 (757) 0 0 XXX... 46,290 60,419 |..... XXXooee e XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: ..15,407,346 ..14,675,597 0 (14,655) 0 0 RO 77,631 [ 116,960 | ..... XXX ooee e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
44107H AA 0| HOSPITAL SPECIAL SURGERY.......ccccorrmmmrrrimeresssesessmessssssessinss | cevenns A{AFE | 209,000 | .. 105.352 210,704 200,000 208,830 (170) 856 11/17/2011 | 01/01/2023
718172 AJ 8| PHILIP MORRIS INTL INC SENIOR UNSECURED........ccc.commmrvermrerennne | cvreees | e [ WTFE | 99,316 | 104156 | oovvvvcriinnne 104,156 100,000 99,397 81 313 1,250 | 05/10/2011 | 05/16/2016
002799 AH 7 [ABBEY NATL TREASURY SERV......ccccosmrimmrimerirerieriseninssessenssssines | cevnes R AFE| e 100,556 | 91.227 91,227 100,000 100,443 (113) 367 937 | 05/20/2011 | 04/25/2014
53947TM  AA 4|LLOYDS TSB BANK PLC........ostrvermrmmimrrrimeressenessesssisssessssesssssenes | coveens R|.. 207,260 96.019 192,038 200,000 206,063 (1,197) 4,108 4,375 | 05/11/2011| 01/12/2015
78010X AC 5|ROYAL BK OF SCOTLAND PLC.......cocvuuumrrermerimmenesssesesssessssssesesns | evneee R|.. . 523,690 95.529 477,645 500,000 519,625 (4,065) 7,109 12,188 | 04/12/2011 | 03/16/2015
85771P  AF 9| STATOIL ASA......ciiiiiiiiiiniiiiiessiissssssisssssesssssssssssssssesss st sssssssens | sosnes |34 I AFE | 299,490 | ... 102.564 307,692 300,000 299,490 998 11/16/2011 | 01/23/2022
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........cc.erweeerivesnrreesssmesssssessssiesssrssssssssses | consseneesnenes 1,439,312 | ... XXXeoovoee | ovsrrrernanns 1,383,462 | ..ooocovven 1,400,000 | ..oocvverrnenne 1,433,848 0 (5,464) 0 0 [ XXXeriree | eereXXX e | XXX | e JRNCY I — 18,750 |..... XXXeoeee [ eoeee XXX....oe
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
46625Y UA 9| JP MORGAN CHASE COMMERCIAL MOR.........ccooveumrrerrerernnnririinnns | creeees ] s 2| AFM | oo 379,066 | ...... 108.555 379,943 350,000 373,488 (5,579) | cvvvuerrernerernenriniens | ceveeisseeeiseeesisnnene | eevernend 4918 .. 1.659 | MON... 1,434 8,607 | 06/23/2011| 08/01/2015
CMBS-SER-2005-LDP4 CL-Ad..........cvvererriierriinsereinsensisneniinsssins | onnene | oo | cvvevennees | veevvie [ vnernesnssnisesiinneeens [ e | e | eessssessssessssessies | s | s | e | e | e | o | oo | o
46637C AA 5| JP MORGAN CHASE COMMERCIAL MOR.......cooorvermenerreereeneeinnnns 495,781 99.198 495,990 500,000 495,983 202 2178 2.657 | MON... 514 480 | 11/29/2011 | 12/15/2013
CMBS-SER-2011-FL1 CL-A......oivitrrirrreeereenessensssssessssssesssssssssnnees | rnneee | eo | sssevesnnes | seeerens [ nmseessnesssssnsssssnnesens | srnmsssssnnsssss | oseesssssssssssssessssnessses | ooeesesssessssssssssssnmsssss | sosmmessssesssssnssssssneess | sessmmssssssnmsssssnesssss | messsssnsessssnessssnns | sosessssnessssssesssnesses | sesssmessssssssssssssssns | coossessssnsssssis | sosessssssesssnns | onseeesnns
50180L AC 4 |LB-UBS COMMERCIAL MORTGAGE TRU.... e |+ ..559,609 | ... 112127 560,635 500,000 558,380 (1,230) 6.145| ... 1,707 2,561 | 11/16/2011 | 02/11/2018
CMBS-SER-2008-C1 CL-A2........corvmrrrereemeireerrisseesisssessssessssnsssssnses | conmeee | eo | svseeesinees | veeerens [ nseeesssesssssnsssssnneesss | eomsssssnssssss | onseessssesssssssssssssessses | seesssssessssssssssssesssss | sesmeesssssssssmsssssnsess | sessmmsssssssssssssseessnn | onmesssssssesssssessssns | sonesssssesssssssessnnssss | ssssssesssssssssssessssss | oosseesssssssssns | sosessssssesssnns | oneeesenns
92978Y AB 6| WACHOVIA BANK COMMERCIAL MORTG........ooevvereerennerennserennene | ceveeee | oo | vvverneenn | TFEM | i 267,251 | ...... 102.346 267,502 261,370 266,633 (619) 5.735| wevvvenns 4.912 [MON... | cooverrerrrinne 1,249 | oo 7,621 | 06/23/2011 | 04/01/2017
CMBS-SER-2007-C32 CL-A2 . . .
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMIES. .........uuueriwwirrerinsreesssssinssssnessssnesns | conssereenenns 1,701,707 | ... XXXeooveee | ovnrrreenenne 1,704,070 | .ooocvvven 1,611,370 | oo 1,694,484 0 (7,226) 0 0 [ .. XXX..oew. e XXX PSS S I 4,904 | ..o 19,269 | ..... XXXervee | e XXX....oe
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............errereriersseresisseresisssesssesnssssssessssessessesssssssssesssses | sssesessneees 3,141,019 ... XXXooivwer [ cerrrnnrrennns 3,087,532 | ..o 3,011,370 | .o 3,128,332 0 (12,690) 0 0 [ .. XXX........ XXX XXX... 18,655 38,019 |..... XXXervee | e XXX......
Totals
7799999. Total - ISSUET OblGAtIONS. ......uurreesssrreesririsseriissseres s et ssnssssnessssnsessesnes | eesessenseeas 33,652,185 | .. XXXu.rwwer | wevennrrieens 35,744,001 | ..coovrenene 30,600,000 | ..ccoovreeene 31,952,337 0 (260,726) 0 0 .. XXX...nee. e XXX PSS I 351,409 | ......... 1,561,167 |..... XXXervee | e XXX..oe
7899999. Total - Residential Mortgage-Backed Securities. ..13,602,256 | ... XXX........ 13,075,597 ..13,601,383 0 (757) 0 0 [ .. XXX...e.. XXX XXX... 46,290 60,419 |..... XXXervee | e XXX......
7999999. Total - Commercial Mortgage-Backed Securities v 1,701,707 [ XXX ..1,704,070 | ... 1,611,370 | ...............1,694,484 0 (7,226) 0 0 .. XXX....... XXX XXX | s 4,904 | ..o 19,269 | ..... XXXeovee [ e XXX......
8399999, Grand TOtal = BONGS............ccuuvverierieeiieiieiieeiesiees sttt ssssssssssssssaens | sesssssssins 48,956,148 | ... XXX..ooooo. | covvrvrrnne. 51,256,125 | ............. 45,286,967 | ............. 47,248,204 0 (268,709) 0 0 ]..XXX........ XXX XXX | i 402,603 | ......... 1,640,855 | ..... XXKeovooe | XXX......
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 PL 8|US TREASURY N/B 0.750% 12/15/13 | | 12/22/2011 | MORGAN STANLEY & CO INC 302,730 300,000 74
0599999. Total - Bonds - U.S. Government 302,730 300,000 74
Bonds - U.S. States, Territories and Pc
882722 D9 9|TEXAS ST 5.000% 10/01/17 07/19/2011 | SIEBERT 119,329 100,000
882722 E3 1|TEXAS ST 5.000% 10/01/19 07/19/2011 | SIEBERT 118,784 100,000
93974C YR 5| WASHINGTON ST 5.000% 08/01/20. 07/20/2011 | Salomon-GVT MT 118,355 100,000
1799999. Total - Bonds - U.S. States, Territories & Possessions. 356,468 300,000 0
Bonds - U.S. Political Subdivisions of States
64966 MQ 6NEW YORKNY 5.000% 08/01/19 07/22/2011 | Salomon-GVT MT 116,563 100,000
64966J MR 4 |NEW YORKNY 5.000% 08/01/20 07/22/2011 | Salomon-GVT MT 174,482 150,000
2499999. Total - Bonds - U.S. Political Subdivisions of States 291,045 250,000 0
Bonds - U.S. Special Revenue and Special A t
01F040 6C 6| TBA FNMA RMBS-TBA 4% DEC 2011 11/16/2011 | MORGAN STANLEY & CO INC 6,238,594 6,000,000 7,333
4.000% 12/01/41
13066Y SN 0| CALIFORNIA ST DEPT OF WTR RESO 08/17/2011 | MORGAN STANLEY & CO INC 119,826 100,000
5.000% 05/01/21
13066Y SP 5| CALIFORNIA ST DEPT OF WTR RESO 08/17/2011 | MORGAN STANLEY & CO INC 238,908 200,000
5.000% 05/01/20
249182 DC 7|DENVERCITY & CNTY CO ARPT REV. 09/29/2011 | JP MORGAN 112,228 100,000
5.000% 11/15/16
3138A8 YD 2|FNMA RMBS-POOL-AH7007 4.000% 03/01/41 11/16/2011 | MORGAN STANLEY & CO INC 319,662 307,437 376
3138AP UH 9| FNMA RMBS-POOL-AI9583 4.000% 10/01/41 11/16/2011 | MORGAN STANLEY & CO INC 347,801 334,500 409
3138AR 2S 2| FNMA RMBS-POOL-AJ0784 4.000% 09/01/41 11/16/2011 | MORGAN STANLEY & CO INC 372,302 358,064 438
3138AR 75 6|FNMA RMBS-POOL-AJ0763 4.000% 09/01/41 11/16/2011 | MORGAN STANLEY & CO INC 508,152 488,717 597
3138E2 BJ 3 |FNMA RMBS-POOL-AJ9040 4.500% 12/01/41 11/25/2011 | CREDIT SUISSE SECURITIES 3,164,063 3,000,000 4,125
31417Y SC 2 |FNMA RMBS-POOL-MA0514 4.000% 09/01/40. 11/16/2011 | MORGAN STANLEY & CO INC 669,758 644,144 787
31419A G2 7|FNMA RMBS-POOL-AE0216 4.000% 08/01/40 11/16/2011 | MORGAN STANLEY & CO INC 588,965 566,440 692
31419A GZ 4 |FNMA RMBS-POOL-AE0215 4.000% 12/01/39 11/16/2011 | MORGAN STANLEY & CO INC 152,791 146,947 180
31419C BX 0|FNMA RMBS-POOL-AE1853 4.000% 08/01/40 11/16/2011 | MORGAN STANLEY & CO INC 159,867 153,753 188
646135 5Q 2|NEW JERSEY ST TRANSPRTN TRUST. 07/22/2011 | WELLS FARGO 113,815 100,000 642
5.500% 12/15/20
64971Q JM 6 NEW YORK CITY NY TRANSITIONALF 08/05/2011 | JP MORGAN 118,328 100,000
5.000% 02/01/20
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 13,225,060 12,600,002 15,767
Bonds - Industrial and Miscellaneous
44107H AA 0|HOSPITAL SPECIAL SURGER 3.500% 01/01/23 11/17/2011 | Bank of America 209,000 200,000
46625Y UA  9|JP MORGAN CHASE COMMERCIAL 06/23/2011 | CITADEL SECURITIES 379,066 350,000 1,291
MOR CMBS-SER-2005-LDP4 4.918% 10/15/42
46637C AA 5|JP MORGAN CHASE COMMERCIAL 11/29/2011 | JP MORGAN 495,781 500,000
MOR CMBS-SER-2011-FL1 C 2.178% 11/15/28
50180L AC 4 |LB-UBS COMMERCIAL MORTGAGE 11/16/2011 | Nomura Securities Inc 559,609 500,000 427
TRU CMBS-SER-2008-C1 CL 6.145% 04/15/41
718172 AJ 8 |PHILIP MORRIS INTL INC SENIOR UNSECURED 05/10/2011 | Deutsche Bank 99,316 100,000
2.500% 05/16/16
92978Y AB 6| WACHOVIA BANK COMMERCIAL 06/23/2011 | GOLDMAN SACHS 267,251 261,370 1,125
MORTG CMBS-SER-2007-C32 5.735% 06/15/49




Annual Statement for the year 2011 of the Fireman's Fund Insurance Company of Ohio

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1'eLs

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

002799 AH 7|ABBEY NATL TREASURY SER 2.002% 04/25/14 R 05/20/2011 | Bank of America 100,556 100,000 144

53947M AA  4|LLOYDS TSB BANK PLC 4.375% 01/12/15, R 05/11/2011 | MORGAN STANLEY & CO INC 207,260 200,000 2,892

78010X AC 5[ROYAL BK OF SCOTLAND PL 4.875% 03/16/15 R 04/12/2011 | RBS SECURITIES INC 523,690 500,000 1,964

85771P _AF 9| STATOIL ASA 3.150% 01/23/22 R 11/16/2011 | Bank of America 299,490 300,000
3899999. Total - Bonds - Industrial and Miscellaneous 3,141,019 3,011,370 7,843
8399997. Total - Bonds - Part 3 17,316,322 16,461,372 23,684
8399998. Total - Bonds - Summary Item from Part 5 8,851,044 9,012,822 9,055
8399999, Total - Bonds 26,167,366 25,474,194 32,739
9799998. Total - Common Stocks - Summary Item from Part 5. 2,090,953 XXX
9799999. Total - Common Stocks 2,090,953 XXX 0
9899999. Total - Preferred and Common Stocks. 2,090,953 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 28,258,319 XXX 32,739
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Annual Statement for the year 2011

of the Fireman's Fund Insurance Company of Ohio

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
o Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUsIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.CV. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B.JA.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36241K N7 9| GNMA RMBS-POOL-782214 6.500% 11/01/37....... ... | 11/22/2011. | GOLDMAN SACHS, 203,921 | .o 177,323 | v 185,240 185,029 (564) (564) 184,464 | ... | e 19,457 | ... 19,457 11/01/2037.
36241K N7 9| GNMA RMBS-POOL-782214 6.500% 11/01/37....... ... | 12/01/2011. | Paydown 33,075 33,075 34,552 34,512 (1,437) (1,437) 33,075 0 11/01/2037.
912828 CT 5|US TREASURY N/B 4.250% 08/15/14..........ccconncc ... | 02/23/2011. | MORGAN STANLEY & CO INC...... | cecemmrererreerrerinereens | corrrenns 1,645,957 | ......... 1,500,000 | ......... 1,504,160 | ............ 1,501,870 (70) ([40) ) [T IO 1,501,799 | .ovvevverrerins [ eerrenns 144,158 | ........ 144,158 08/15/2014.
912828 GC 8|US TREASURY N/B 4.625% 12/31/11 ... | 12/31/2011. | Maturity. 2,995,000 2,995,000 2,989,852 2,993,666 1,334 1,334 2,995,000 0 12/31/2011.
912828 JM 3|US TREASURY N/B 3.125% 09/30/13 ... | 12/09/2011. | GOLDMAN SACHS 315,949 300,000 316,220 309,865 (3,307) (3,307) 306,558 9,392 9,392 09/30/2013.
912828 KS 8|US TREASURY N/B 2.625% 02/29/16 ... | 02/23/2011. | JP MORGAN 510,586 500,000 510,510 507,988 (217) (217) 507,771 2,815 2,815 02/29/2016.
912828 KV 1|US TREASURY N/B 2.250% 05/31/14 o | 022312011, | SAIOMON-GVT MT.....oovvrrinerinenns [ v | s 1,531,029 | ......... 1,487,000 | ......... 1,489,793 | ..ccoooene. 1,489,208 (137) (K74 ) T IS 1,489,071 | oo [ e 41,958 | ... 41,958 05/31/2014.
912828 KY 5|US TREASURY N/B 2.625% 06/30/14 ... | 02/23/2011. | RBS SECURITIES INC 403,108 (128) (128) 402,980 | ...ovvvrerriree | e 13,489 | ......... 13,489 06/30/2014.
912828 LD 0|US TREASURY N/B 3.250% 07/31/16. .. | 02/23/2011. | RBC Dominion 755,533 (135) (135) 755,399 29,582 29,582 07/31/2016.
912828 LL 2|US TREASURY N/B 3.000% 08/31/16 v | | 02/23/2011. | MORGAN STANLEY & CO INC...... 3,613,887 3,500,000 3,519,975 3,516,677 (404) (404) 3,516,273 | oo [ e 97,613 | .......... 97,613 08/31/2016.
912828 NT 3| US TREASURY N/B 2.625% 08/15/20..........cc000eennee ... | 02/23/2011. | Bank of AMENICA.........cooerverieeriniiens | coriesiiesiiesiesissisnes | cenereninas 748,813 | ..oovnerad 800,000 ....758,440 758,450 559 559 759,009 | ..o [ ceri (10,197) | ....cc.. (10,197) | ..oovvvs 11,022 | 08/15/2020.
0599999. Total - BoNds - U.S. GOVEIMMENL.........coovieeuirieesiseeeissiassssssssssssssssssssssinss | esosssessssssssssssssssssssesssosssssssessssssssessssssssssassssssssssssssesssnssess | sossons 12,799,666 | ....... 12,442,398 | ......12,469,797 | ......... 12,455,906 0 (4,506) 0 (4,506) (O 12,451,399 | .oivvcirennne 0 [ 348,267 | ........ 348,267 | ....... 288,374 |..... XXX..onee
Bonds - U.S. Political Subdivisions of States
403755 VP 3| GWINNETT CNTY GA SCH DI 5.000% 02/01/13.... | I 11/14/2011. | DUNCAN WILLIAMS 502,329 478,923 (7,834) (7,834) 471,089 29,772 | 02/01/2013
2499999, Total - Bonds - U.S. Political Subdivisions of States 502,329 478,923 0 (7,834) 0 (7,834) 0 471,089 0 29,772 | ..... XXX.onee
Bonds - U.S. Special Revenue and Special A t
31401W PL 7 |FNMA RMBS-POOL-720527 5.500% 05/01/33........ ... | 11/22/2011. | GOLDMAN SACHS, 291,324 297,083 296,712 (156) (156) 296,556 | ..ooverreriieni | e 19,895 | ...ocoe. 19,895 |......... 15,177 | 05/01/2033.
31401W PL 7| FNMA RMBS-POOL-720527 5.500% 05/01/33........ ... | 12/01/2011. | Paydown 101,765 ...103,777 103,647 (1,882) (1,882) 101,765 (V18 R 4,628 | 05/01/2033.
31402D GN 4 |FNMA RMBS-POOL-725705 5.000% 08/01/34........ ... | 11/22/2011. | GOLDMAN SACHS I v 1,324,166 | .. 317,959 | s 1,318,029 83 £ I ORI TN 1,318,113 | e [ e 102,055 | ........ 102,055 |......... 62,714 | 08/01/2034.
31402D GN 4 |FNMA RMBS-POOL-725705 5.000% 08/01/34........ coe | 1210172011, | PAYAOWN.....cvvviercrriieeierseriisinns | ceerisesesssessisnsseinns | sveeesseens 463,556 | ............ 463,556 | ............ 461,383 461,408 2,148 2,148 463,556 (VN - 17,489 | 08/01/2034.
31410G ER 0|FNMA RMBS-POOL-888544 6.500% 08/01/36........ v | 1172212011, | GOLDMAN SACHS........vvvireririris [ v | s 1,094,006 | ............ 967,879 | ...cc.... 1,003,301 | ..ccoonee. 1,002,553 (3,407) (3,407) 999,146 | ..covvivrrerines [ e 94,860 | .......... 94,860 |......... 59,592 | 08/01/2036.
31410G ER 0|FNMA RMBS-POOL-888544 6.500% 08/01/36........ ... | 12/01/2011. | Paydown 288,678 288,678 299,243 299,020 | oooorrrerrerrrinns | s (10,342) | oo | v (10,342) 288,678 (] 14,716 | 08/01/2036.
31411V_D8 9| FNMA RMBS-POOL-915527 5.622% 08/01/37........ ... | 12/01/2011. | Paydown 691,946 691,946 694,973 694,899 (2,953) (2,953) 691,946 0 | 17,502 | 08/01/2037.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. ..........cviiuiiuiiiirisiiesiessessisssessssssssssssssssssssessssssssssesssssssssssssssssnsans | sssssans 4,376,570 | ......... 4,129,314 | ......... 4477719 | . 4,176,268 | .....ccovvnevnd 0 | (16,509) [ ..oovvereinn. (U I (16,509) | ..ovverirnnnd (V) I 4,159,760 | ..oooovvenvand 0. 216,810 | ......... 216,810
8399997. TOtal = BONAS = P 4.....cccc.ireeieiiistriess et ehbd e | nenens 17,660,993 | ...... 17,031,712 | ....... 17,149,845 | .......... 17,111,097 | v 0 )] I [ 17,082,248 | ...cooovvrennee 0 | 578,745 | ........ 578,745
8399998. Total - Bonds - Summary Item from Part 5. 9,330,871 9,012,822 8,851,044 8,866,265 ..464, 464,606
8399999. Total - Bonds. 26,991,864 | ....... 26,044,534 | ...... 26,000,889 | .......... 17,111,097 [ 0 0 25,948,513 0 ... 1,043,351 | ..... 1,043,351
9799998 Total - Common Stocks - Summary Item from Part 5. 2,090,953 |.... 2,090,953 2,090,953
9799999. Total - Common Stocks 2,090,953 |.... 2,090,953 0 0 0 0 0 0 2,090,953 0 0 0 0. XXX..oeee
9899999. Total - Preferred and Common Stock 2,090,953 |.... 2,090,953 0 0 0 0 0 0 2,090,953 0 0 0 0. XXX.......
9999999. Total - Bonds, Preferred and Common Stocks, 29,082,817 |... 28,091,842 | ... 17,111,097 | .0 e (13,628) 0 28,039,466 0]... 1,043,351 | ..... 1,043,351 |....... 784,675 |..... XXXeonee
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SCHEDULE D - PART §

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Gi3

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.CV. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B.JA.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A t
3138A1 U3 3| FNMA RMBS-POOL-AH0601 4.000% 12/01/40..... | ... | 02/23/2011 | JP MORGAN. 11/14/2011 | JP MORGAN 501,125 492,100 520,152 492,250 150 27,901 | .o 27,901
3138A1 U3 3 |FNMA RMBS-POOL-AH0601 4.000% 12/01/40..... ... | 02/23/2011| JP MORGAN. 12/01/2011 | Paydown 66,049 64,859 66,049 66,049 1,189 0
3138A2 DW 6| FNMA RMBS-POOL-AH1016 4.000% 12/01/40..... | ... | 02/23/2011 | JP MORGAN. 11/14/2011 | JP MORGAN 38,327 37,636 39,782 37,648 1 2,134 2,134
3138A2 DW 6| FNMA RMBS-POOL-AH1016 4.000% 12/01/40..... | ... | 02/23/2011 | JP> MORGAN. 12/01/2011 | Paydown 1,876 1,842 1,876 1,876 34 0
3138A2 PH 6|FNMA RMBS-POOL-AH1323 4.000% 01/01/41..... ] ... | 02/23/2011| JP MORGAN. 11/14/2011 | Bank of America 96,097 94,367 99,791 94,395 29 5,396 5,396
3138A2 PH 6|FNMA RMBS-POOL-AH1323 4.000% 01/01/41..... ... | 02/23/2011| JP MORGAN. 12/01/2011 | Paydown 4,906 4818 4,906 4,906 88 0
3138A4 M9 3 |FNMA RMBS-POOL-AH3083 4.000% 01/01/41..... ... | 02/23/2011 | JP MORGAN. 11/14/2011 | Bank of America 860,554 845,058 893,632 845,314 257 [ covveeerveesniens [ venviensiesnis | e 48,317 | oo 48,317
3138A4 M9 3 |FNMA RMBS-POOL-AH3083 4.000% 01/01/41..... ] ... | 02/23/2011| JP MORGAN. 12/01/2011 | Paydown 61,833 60,719 61,833 61,833 1,113 0
3138A4 XY 6|FNMA RMBS-POOL-AH3394 4.000% 01/01/41..... ... | 02/23/2011| JP MORGAN. 12/01/2011 | JP MORGAN........evvvrmererrerrirnns | cevvinens 1,017,918 | ............ 999,588 | .......... 1,056,567 999,891 304 56,676 56,676
3138A4 XY 6|FNMA RMBS-POOL-AH3394 4.000% 01/01/41..... ... | 02/23/2011 | JP MORGAN. 12/01/2011 | Paydown 67,621 66,403 67,621 67,621 1,218 0
3138A5 NG 3 |FNMA RMBS-POOL-AH3990 4.000% 02/01/41..... ... | 02/123/2011 | JP MORGAN. 11/14/2011 | Bank of America 394,018 386,922 409,163 387,040 117 22,123 22,123
3138A5 NG 3 |FNMA RMBS-POOL-AH3990 4.000% 02/01/41..... ... | 02/23/2011| JP MORGAN 12/01/2011 | Paydown 40,182 39,458 40,182 40,182 724 0
3138A6 EF 3 |FNMA RMBS-POOL-AH4633 4.000% 01/01/41..... ...| 02/23/2011| JP MORGAN. 12/01/2011 | Bank of AMEiCa...........cvrvermerrernns | cevvrnes 1,973,037 | .ccceeen. 1,937,507 | .......... 2,048,875 | ..coooenenr 1,938,095 588 [ ovveerreeriiens [ eerieeriennins [ v 110,780 | ......e. 110,780 | ....... 61,603 | ....... 1,973
3138A6 EF 3| FNMA RMBS-POOL-AH4633 4.000% 01/01/41..... ... | 02/23/2011 | JP MORGAN. 12/01/2011 | Paydown 256,971 252,343 256,971 256,971 4,627 0 6,517 257
31416X Y4 6|FNMA RMBS-POOL-AB2530 4.000% 03/01/41..... ... | 02/23/2011| JP MORGAN 11/14/2011 | Bank of America 2,794,609 2,744,284 2,902,027 2,745,113 829 | ovveereeiienns [ e | s 156,914 | ........ 156,914
31416X Y4 6|FNMA RMBS-POOL-AB2530 4.000% 03/01/41..... ...| 02/23/2011| JP MORGAN. 12/01/2011 | Paydown 205,388 201,690 205,388 205,388 3,699 0
31418X NC 8| FNMA RMBS-POOL-AD9386 4.000% 09/01/40..... | ... | 02/23/2011 | JP MORGAN. 11/14/2011 | JP MORGAN 49,486 48,595 51,365 48,610 15 2,755 2,755
31418X NC 8|FNMA RMBS-POOL-AD9386 4.000% 09/01/40..... ... | 02/23/2011| JP MORGAN 12/01/2011 | Paydown 4,198 4,122 4,198 4,198 76 0
31419G 4V 3| FNMA RMBS-POOL-AE6235 4.000% 12/01/40..... | ... | 02/23/2011 | JP MORGAN. 11/14/2011 | JP MORGAN 72,947 71,633 75,716 71,655 22 Y272 ISR SO IS 4,061 | ..o 4,061
31419G 4V 3| FNMA RMBS-POOL-AE6235 4.000% 12/01/40..... | ... | 02/23/2011 | JP MORGAN. ...| 12/01/2011 | Paydown 1,420 1,395 1,420 1,420 26 26 0
31419H QV 7 |FNMA RMBS-POOL-AE6767 4.000% 11/01/40..... | ... | 02/23/2011 [ JP MORGAN.......ccccrvvrrmerermrrirnnres 11/14/2011 | GOLDMAN SACHS 477,388 468,791 496,483 468,935 144 144 27,548 | .......... 27,548
31419H QV_ 7| FNMA RMBS-POOL-AE6767 4.000% 11/01/40..... | ... | 02/23/2011 | JP MORGAN......oooormrrrerirreernnnes 12/01/2011 | Paydown 13,967 13,715 13,967 13,967 252 252 0
3199999. Total - Bonds - U.S. Special Revenue and SpeCial ASSESSIMENES...............ueriuiuiiissseieessiessssssasesssssseesssseessssessssssesessseseesseeesssssesss st seess st esssssssessssssesssesssssns | cesssaend 8,999,917 | ......... 8,837,845 | .......... 9,317,964 8,853,357 0 [ 15,512 | oo 0 [ i 15,512 | oo 0 | e 0 | 464,605 | ........ 464,605
Bonds - Industrial and Miscellaneous
92978Y AB 6| WACHOVIA BANK ... | 06/23/2011 | GOLDMAN SACHS.. 12/01/2011 | Paydown 12,908 13,198 12,908 12,908 (290) (290) 0 206 56
COMMERCIAL MORTG CMBS-S 5.735%
06/15/49 0 0
3899999. Total - Bonds - Industrial and Miscellaneous 12,908 13,198 12,908 12,908 0 (290) 0 (290) 0 0 0 0 206 56
8399998. TOHAl = BONGS......oveeoeseeeesiiesseeessseesseessssssessssssseessaseesssseessssssesssseseessane | eessssssesssssieessoesessseesssseee et seeeeeseees s s ees s sseas s sssennssssseessassessessssssssssessnsssnnnsssas | sesssaneed 9,012,825 8,851,043 9,330,872 | ..o 8,866,265 | .....corrrerne 0 [ 15,222 | .oovvcriecriennd 0 | e 15,222 | oo (V[ 0 [ 464,605 | ........ 464,605 | ..... 274,710 | ....... 9,055
Common Stocks - Industrial and Miscellaneou
996087 09 4[BOSTON SAFE DEPOSIT TRUST LATE MONEY. | ... | 03/10/2011 | DIr€Ct.......ccevvererreerrrrrerrerirerirenns 03/11/2011 | DIrECt......ouvveeerererrerriesriereieeene ...2,090,953.000 2,090,953 2,090,953 2,090,953 0 0 1
DEPOSIT. 0 0
9099999. Total - Common Stocks - Industrial and Miscellaneous 2,090,953 2,090,953 2,090,953 0 0 0 0 0 0 0 0 1 0
9799998. Total - Common Stocks. 2,090,953 2,090,953 2,090,953 0 0 0 0 0 0 0 0 1 0
9899999. Total - Preferred and Common Stocks. 2,090,953 2,090,953 2,090,953 0 0 0 0 0 0 0 0 1 0
9999999. Total - Bonds, Preferred and COMMON SOCKS.............riiruuirressieiresiieeiris  eesssaeissssseesssssseessseeess e esss s8££ 88888t senntnens | onsines 10,941,99 | ........ 11,421,825 | .......ee 10,957,218 | covvvvvvrrrnnd 0 | 15,222 | oo (U 15,222 | o) (V] 0 | 464,605 | ........ 464,605 | ..... 274711 | ... 9,055
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CusIP
Identifi-
cation

Description

Name of Subsidiary, Controlled or

Affiliated Company

3

Foreign

4
NAIC
Company
Code or Alien
Insurer
Identification
Number

5
NAIC Valuation
Method
(See SVO
Purposes and
Procedures
Manual)

6
Do Insurer's
Assets Include
Intangible Assets
Connected with
Holding of Such
Company's Stock?

7 8

Total Amount

of Such Book/Adjusted
Intangible Carrying
Assets Value

Stock of Such
Company Owned by
Insurer on Statement Date

9 10
Number of % of
Shares OQutstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....36,465,347.

2. Total amount of intangible assets nonadmitted §.......... 0.

CuUsIP
Identifi-
cation

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2

Name of Company Listed in
Section 1

Which Controls Lower-Tier
Company

4
Total Amount of

Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date

Intangible Assets
Included in
Amount Shown in
Column 7, Section 1

5 6

Number of Shares

% of Outstanding

NONE

E16
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SCHEDULE DA - PART 1
STMENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVE
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUSIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B.JA.C.V. Value Cost Not in Default Accrued Rate of Rate of | Paid Year Interest
Class One Money Market Mutual Funds
996085 25 4|DREYFUS CASHMANAGEMENT FUND.......ccccoormmures | coveres | 1213072011, [ VATIOUS....vvveeeeeeeeeeeeseeeeeeeeeeeeeseeersessee | eevene XXX...... 3,600,427 3,600,427 | .ooooveeriieriienies | eevrvensiiensisnnsinnns | vessissiinnns [ e [ s 443
INSTITUTIONAL SHARES........coosiiiiinniiirinnsiissssininnne | onnnenes | oo | consresssenssnnss | sossssssssesssssssssssssssssssssssssssssssssssssssssssssssssns | oonees XXXeiere [ ererrrerinseninisssisnnnins | cvesssnessssssensses | evessseesissssssesssses | ceonssesssesssssssssess | serssssssiessssssssesess | snessnesssssssssenesnns | sossssssssssssssesssossnses | srsossessssssssssssss | cosssensssesssnssnnes | nossesssnnns | sonessssnns | asssenns
8999999. Total - Class One Money Market Mutual Funds 3,600,427 0 0 XXX.ooireene 3,600,427 0 XXX XXX XXX.. 443
9199999. Total - Short-Term Investments. 3,600,427 0 0 XXX 3,600,427 0 XXX XXX XXX.. 443
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Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn 1B-Broker List
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. B-Sn 2B-Broker List
NONE

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
MELLON BANK PITTSBURGH, PA.......iiiiirnrinneieriesisessssssseesesesesssessens | sesseeenns 662,283 | XXX
0199999. Total - Open Depositorie XXX [ s XXX 0 662,283 | XXX..
0399999. Total Cash on Deposit. XXX [ XXX.ooiron 0 662,283 | XXX..
0599999. Total Cash XXX [ e XXX, 0 662,283 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 2,755,329 | 4. April 2,166,158 | 7. July. 1,388,578 | 10. October. 1,367,566
2. February. 2,755,952 | 5. May. 2,151,079 |8. August. 1,388,643 | 11. November. 1,142,210
3. March 3,666,158 | 6. June, 1,388,405 | 9. September. 1,367,543 | 12. December. 662,283
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE
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DEPOSITS

SCHEDULE E - PART 3 - SPECIAL

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama AL
2. Alaska AK
3. Arizona AZ
4. Arkansa AR B Rsd for surplus lines 124,301 131,945
5. California CA
6.  Colorado. co
7. Connecticut cT
8.  Delaware DE
9. District of Columbia...........ccoo.c.... DC
10.  Florida FL
11.  Georgia GA
12, Hawaii HI
13.  Idaho D
14.  llinoi IL
15.  Indiana IN
16. lowa 1A
17.  Kansas KS
18.  Kentucky KY
19.  Louisiana LA
20.  Maine ME
21.  Maryland MD
22.  Massachusetts. MA B Rsd ma gen laws ch 175 sec 151 765,482 818,380
23.  Michigan MI
24, Minnesota MN
25.  Mississippi MS
26.  Missouri MO
27.  Montana MT
28. Nebraska NE
29. Nevada NV
30.  New Hampshire NH
31.  New Jersey. NJ
32.  New Mexico NM B Rsd for surplus lines. 109,677 116,422
33, New York NY B.....| Ny reg 41 2,636,297 2,761,906
34.  North Carolina NC
35.  North Dakota ND
36.  Ohio OH B Oh code section 3929.08. 2,795,800 3,027,391
37.  Oklahoma OK
38.  Oregon OR
39.  Pennsylvania PA
40.  Rhode Island RI
41.  South Carolina SC B..... | Rsd for surplus lines. 314,682 342,504
42.  South Dakota SD
43.  Tennessee N
44.  Texas X
45.  Utah uT
46.  Vermont VT
47.  Virginia VA
48.  Washington WA
49.  West Virginia wv
50.  Wisconsin Wi
51.  Wyoming WY
52.  American Samoa AS
53.  Guam GU
54.  Puerto Rico PR
55.  US Virgin Islands Vi
56.  Northern Mariana Islands. MP
57.  Canada
58.  Aggregate Alien and Other.... XXX XXX 0 0 14,256,674 ..17,196,260
59.  Total XXX XXX 2,795,800 3,027,391 18,207,113 ..21,367,417
DETAILS OF WRITE-INS
5801. B..... | Reinsurance trust. 11,397,517 | oo 14,114,798
5802. B.....| Reinsurance trust 2,116,493 2,303,612
5803. B.....| Reinsurance trust 742,664 777,850
5898. Summary of remaining write-ins for
line 58 from overflow page XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above) L XXX... XXX 0 0 14,256,674 | ..cooocvvvnnne 17,196,260

E27




2011 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets 2 | Schedule P-Part 2H-Section 1-Other Liability-Occurrence 56
Cash Flow 5 | Schedule P-Part 2H-Section 2-Other Liability—Claims-Made 56
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 21-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 57
Exhibit of Net Investment Income 12 | Schedule P-Part 2J-Auto Physical Damage 57
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2K-Fidelity, Surety 57
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 57
Five-Year Historical Data 17 | Schedule P-Part 2M-International 57
General Interrogatories 15 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 58
Jurat Page 1 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 58
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 58
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 1-Products Liability—Occurrence 59
Overflow Page For Write-ins 98 | Schedule P-Part 2R-Section 2—-Products Liability—Claims-Made 59
Schedule A-Part 1 EO1 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 59
Schedule A-Part 2 E02 | Schedule P-Part 2T-Warranty 59
Schedule A-Part 3 E03 | Schedule P-Part 3A-Homeowners/Farmowners 60
Schedule A-Verification Between Years SI02 | Schedule P-Part 3B—Private Passenger Auto Liability/Medical 60
Schedule B-Part 1 E04 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 60
Schedule B-Part 2 E05 | Schedule P-Part 3D-Workers’ Compensation 60
Schedule B-Part 3 E06 | Schedule P-Part 3E-Commercial Multiple Peril 60
Schedule B-Verification Between Years S102 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 61
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 2-Medical Professional Liability-Claims-Made 61
Schedule BA-Part 2 E08 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 61
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 1-Other Liability—Occurrence 61
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 61
Schedule D-Part 1 E10 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 62
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3J-Auto Physical Damage 62
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3K-Fidelity/Surety 62
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 62
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3M-International 62
Schedule D—Part 3 E13 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 63
Schedule D-Part 4 E14 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 63
Schedule D-Part 5 E15 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 63
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 64
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 2-Products Liability—Claims-Made 64
Schedule D-Summary By Country SI04 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 64
Schedule D-Verification Between Years SI03 | Schedule P-Part 3T-Warranty 64
Schedule DA-Part 1 E17 | Schedule P-Part 4A-Homeowners/Farmowners 65
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4B—Private Passenger Auto Liability/Medical 65
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 65
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4D-Workers’ Compensation 65
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4E-Commercial Multiple Peril 65
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4F-Section 1-Medical Professional Liability-Occurrence 66
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 2-Medical Professional Liability-Claims-Made 66
Schedule DB-Part B-Verification Between Years SI11 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 66
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 66
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 66
Schedule DB—Part D E22 | Schedule P-Part 41-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 67
Schedule DB-Verification SlI14 | Schedule P-Part 4J-Auto Physical Damage 67
Schedule DL-Part 1 E23 | Schedule P-Part 4K-Fidelity/Surety 67
Schedule DL-Part 2 E24 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 67
Schedule E-Part 1-Cash E25 | Schedule P-Part 4M-International 67
Schedule E-Part 2-Cash Equivalents E26 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 68
Schedule E-Part 3-Special Deposits E27 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 68
Schedule E-Verification Between Years SI15 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 68
Schedule F-Part 1 20 | Schedule P-Part 4R-Section 1-Products Liability—Occurrence 69
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 2-Products Liability—Claims-Made 69
Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 69
Schedule F-Part 4 23 | Schedule P-Part 4T-Warranty 69
Schedule F-Part 5 24 | Schedule P-Part 5A-Homeowners/Farmowners 70
Schedule F-Part 6 25 | Schedule P-Part 5B—Private Passenger Auto Liability/Medical 71
Schedule F-Part 7 26 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 72
Schedule F-Part 8 27 | Schedule P-Part 5D-Workers’ Compensation 73
Schedule H-Accident and Health Exhibit-Part 1 28 | Schedule P-Part 5E-Commercial Multiple Peril 74
Schedule H-Accident and Health Exhibit-Part 2, Part 3 and Part 4 29 | Schedule P-Part 5F-Medical Professional Liability-Claims-Made 76
Schedule H-Accident and Health Exhibit-Part 5-Health Claims 30 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 75
Schedule P-Part 1-Summary 31 | Schedule P-Part 5H-Other Liability-Claims-Made 78
Schedule P-Part 1A-Homeowners/Farmowners 33 | Schedule P-Part 5H-Other Liability-Occurrence 77
Schedule P—Part 1B—Private Passenger Auto Liability/Medical 34 | Schedule P-Part 5SR-Products Liability—Claims-Made 80
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 35 | Schedule P-Part 5SR-Products Liability—-Occurrence 79
Schedule P-Part 1D-Workers’ Compensation 36 | Schedule P-Part 5T-Warranty 81
Schedule P-Part 1E-Commercial Multiple Peril 37 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 82
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 38 | Schedule P-Part 6D-Workers’ Compensation 82
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 39 | Schedule P-Part 6E-Commercial Multiple Peril 83
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 40 | Schedule P-Part 6H-Other Liability—Claims-Made 84
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 41 | Schedule P-Part 6H-Other Liability—Occurrence 83
Schedule P—Part 1H-Section 2-Other Liability-Claims-Made 42 | Schedule P-Part 6M-International 84
Schedule P—Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 43 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 85
Schedule P-Part 1J-Auto Physical Damage 44 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 85
Schedule P—Part 1K-Fidelity/Surety 45 | Schedule P-Part 6R-Products Liability-Claims-Made 86
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 46 | Schedule P-Part 6R-Products Liability-Occurrence 86
Schedule P-Part 1M-International 47 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 87
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 48 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 89
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 49 | Schedule P Interrogatories 91
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 50 | Schedule T-Exhibit of Premiums Written 92
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 51 | Schedule T-Part 2-Interstate Compact 93
Schedule P—-Part 1R-Section 2-Products Liability—Claims—Made 52 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 94
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 53 | Schedule Y-Detail of Insurance Holding Company System 95
Schedule P-Part 1T-Warranty 54 | Schedule Y=Part 2-Summary of Insurer’s Transactions With Any Affiliates 96
Schedule P-Part 2, Part 3 and Part 4 - Summary 32 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 55 | Summary Investment Schedule SI01
Schedule P-Part 2B-Private Passenger Auto Liability/Medical 55 | Supplemental Exhibits and Schedules Interrogatories 97
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 55 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers’ Compensation 55 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 55 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 56 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims—Made 56 | Underwriting and Investment Exhibit Part 2A 10
Schedule P—Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 56 | Underwriting and Investment Exhibit Part 3 11

INDEX




	1 - Jurat Page
	SI01 - Summary Investment Schedule
	SI02 - Sch. A-Verification
	SI02 - Sch. B-Verification
	SI03 - Sch. BA-Verification
	SI03 - Sch. D-Verification
	SI04 - Sch. D-Summary by Country
	SI05 - Sch. D-Pt. 1A-Sn. 1
	SI06 - Sch. D-Pt. 1A-Sn. 1
	SI07 - Sch. D-Pt. 1A-Sn. 1
	SI08 - Sch. D-Pt. 1A-Sn. 2
	SI09 - Sch. D-Pt. 1A-Sn. 2
	SI10 - Sch. DA-Verification
	SI11, SI12, SI13, SI14 - Sch. DB-Pt. A-Verification
	SI11, SI12, SI13, SI14 - Sch. DB-Pt. B-Verification
	SI11, SI12, SI13, SI14 - Sch. DB-Pt. C-Sn. 1
	SI11, SI12, SI13, SI14 - Sch. DB-Pt. C-Sn. 2
	SI11, SI12, SI13, SI14 - Sch. DB-Verification
	SI15 - Sch. E-Verification
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 1
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 2
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 3
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 1
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 2
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 3
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 1
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 2
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 3
	E10 - Sch. D-Pt. 1
	E10.1 - Sch. D-Pt. 1
	E11, E12 - Sch. D-Pt. 2-Sn. 1
	E11, E12 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E13.1 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E15 - Sch. D-Pt. 5
	E16 - Sch. D-Pt. 6-Sn. 1
	E16 - Sch. D-Pt. 6-Sn. 2
	E17 - Sch. DA-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 1B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 2B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 2
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
	INDEX - Index

